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ABSTRACT 
 
 
 
Various useful information needed by investors to predict the investment in 
the stock. Fundamental information relating to the condition of the company is 
reflected in the financial statements. In addition to the fundamentals, the market 
capitalization value is also used by investors to measure the stock. Research the 
influence of fundamental factors and market capitalization of the stock return 
showed mixed results. This study try to examine whether fundamental factors 
(ROA, NPM, DER & PBV) and the value of the company's stock market 
capitalization affecting the LQ-45 in IDX period 2006-2010. The sample was 
taken by using the method of data collection is called purposive sampling. The 
number of samples used 75 companies. The research was conducted by using 
analytical techniques PLS (Partial Least Square) through software SmartPLS to 
test hypotheses 1 and 2. The test results indicate that the fundamental factor 
hypothesis (ROA, NPM, DER, PBV) significant effect on stock returns, while 
value of market capitalization does not significantly affect stock returns. 
 
Keywords: ROA, NPM, DER, PBV, Market Capitalization Value and Partial 
Least Square 
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